
TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, DECEMBER 31, 2000 

Corpus Principal Amount Outstanding in Thousands
Loan Description STRIP Maturity Date Reconstituted

CUSIP Total Portion Held in Portion Held in              This Month 
Outstanding Unstripped Form Stripped Form

Treasury Bonds:
CUSIP: Interest Rate:

912810 DM7 11-5/8 912803 AB9 11/15/04 8,301,806 4,175,406 4,126,400 73,600
DQ8 12 AD5 05/15/05 4,260,758 1,803,808 2,456,950 22,000
DR6 10-3/4 AG8 08/15/05 9,269,713 5,739,313 3,530,400 507,200
DU9 9-3/8 AJ2 02/15/06 4,755,916 4,676,492 79,424 0
DN5  11-3/4 912800 AA7 11/15/14 6,005,584 2,041,584 3,964,000 51,200
DP0 11-1/4 912803 AA1 02/15/15 11,350,799 6,297,039 5,053,760 766,240
DS4 10-5/8 AC7 08/15/15 5,215,916 3,667,436 1,548,480 280,000
DT2 9-7/8 AE3 11/15/15 5,925,859 3,178,659 2,747,200 187,200
DV7 9-1/4 AF0 02/15/16 6,802,754 6,063,554 739,200 492,000
DW5 7-1/4 AH6 05/15/16 18,823,551 18,311,551 512,000 538,400
DX3 7-1/2 AK9 11/15/16 18,824,448 17,537,408 1,287,040 13,120
DY1 8-3/4 AL7 05/15/17 16,856,669 11,634,749 5,221,920 1,420,160
DZ8 8-7/8 AM5 08/15/17 12,929,358 10,572,558 2,356,800 478,400
EA2 9-1/8 AN3 05/15/18 7,367,439 3,821,839 3,545,600 790,400
EB0 9 AP8 11/15/18 7,689,470 3,177,470 4,512,000 518,400
EC8 8-7/8 AQ6 02/15/19 17,061,298 11,680,498 5,380,800 1,168,000
ED6 8-1/8 AR4 08/15/19 19,595,932 18,350,812 1,245,120 79,040
EE4 8-1/2 AS2 02/15/20 9,918,268 8,184,668 1,733,600 398,000
EF1 8-3/4 AT0 05/15/20 8,373,783 3,415,223 4,958,560 612,640
EG9 8-3/4 AU7 08/15/20 18,872,306 9,063,026 9,809,280 860,320
EH7 7-7/8 AV5 02/15/21 10,414,573 9,731,373 683,200 196,800
EJ3 8-1/8 AW3 05/15/21 10,718,788 6,268,548 4,450,240 106,880
EK0 8-1/8 AX1 08/15/21 10,683,482 9,411,162 1,272,320 609,600
EL8 8 AY9 11/15/21 31,731,194 13,008,069 18,723,125 1,639,225

EM6 7-1/4 AZ6 08/15/22 10,288,790 9,551,190 737,600 97,600
EN4 7-5/8 BA0 11/15/22 8,844,626 3,987,026 4,857,600 60,800
EP9 7-1/8 BB8 02/15/23 17,480,261 9,985,861 7,494,400 385,600
EQ7 6-1/4 BC6 08/15/23 22,669,044 18,154,036 4,515,008 285,600
ES3 7-1/2 BD4 11/15/24 10,526,662 3,988,422 6,538,240 299,520
ET1 7-5/8 BE2 02/15/25 11,476,170 3,282,570 8,193,600 345,600
EV6 6-7/8 BF9 08/15/25 12,007,007 7,368,287 4,638,720 105,600
EW4 6 BG7 02/15/26 12,837,916 11,149,416 1,688,500 210,600
EX2 6-3/4 BH5 08/15/26 10,823,818 7,667,818 3,156,000 108,000
EY0 6-1/2 BJ1 11/15/26 11,483,177 6,946,777 4,536,400 141,600
EZ7 6-5/8 BK8 02/15/27 10,286,071 6,721,271 3,564,800 96,000
FA1 6-3/8 BL6 08/15/27 10,415,756 9,118,156 1,297,600 99,200
FB9 6-1/8 BM4 11/15/27 22,518,539 16,609,739 5,908,800 420,800
FE3 5-1/2 BP7 08/15/28 11,776,201 11,603,401 172,800 0
FF0 5-1/4 BV4 11/15/28 10,947,052 10,559,052 388,000 32,000
FG8 5-1/4 BW2 02/15/29 11,350,341 11,113,541 236,800 8,800  
FJ2 6-1/8 CG6 08/15/29 11,178,580 11,125,780 52,800 0

FM5 6-1/4 CH4 05/15/30 17,043,162 17,032,762 10,400 0

Total Treasury Bonds.........................................  515,702,837 367,777,350 147,925,487 14,506,145

Treasury Inflation-Indexed Notes:
CUSIP: Series: Interest Rate:

912827 3A8 J 3-5/8 912820 BZ9 07/15/02 18,270,207 18,270,207 0 0
2M3 A 3-3/8 BV8 01/15/07 17,305,089 17,305,089 0 0
3T7 A 3-5/8 CL9 01/15/08 18,105,535 17,997,838 107,697 0
4Y5 A 3-7/8 DN4 01/15/09 16,871,171 16,871,171 0 0
5W8 A 4-1/4 EK9 01/15/10 11,707,574 11,645,525 62,049 0

Total Inflation-Indexed Notes..................................... 82,259,576 82,089,830 169,746 0

Treasury Inflation-Indexed Bonds:
CUSIP: Interest Rate:

912810 FD5 3-5/8 912803 BN2 04/15/28 18,081,552 18,027,765 53,787 0
FH6 3-7/8 CF8 04/15/29 20,873,480 20,820,561 52,919 0

Total Inflation-Indexed Bonds..................................... 38,955,033 38,848,327 106,706 0



TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, DECEMBER 31, 2000 -- Continued  

Corpus Principal Amount Outstanding in Thousands
Loan Description STRIP Maturity Date Reconstituted

CUSIP Total Portion Held in Portion Held in               This Month 
Outstanding Unstripped Form Stripped Form

Treasury Notes:
CUSIP: Series: Interest Rate:

912827 W65 E 5-1/4 912820 EZ6 01/31/01 12,816,189 12,816,189 0 0
4Z2 U 4-1/2 DP9 01/31/01 19,777,278 19,775,678 1,600 0  
ZX3 A 7-3/4 AZ0 02/15/01 11,312,802 6,013,602 5,299,200 525,600
3W0 S 5-3/8 CP0 02/15/01 15,367,153 15,367,153 0 0
X23 F 5-5/8 FA0 02/28/01 12,819,771 12,819,771 0 0
5C2 V 5 DR5 02/28/01 19,586,630 19,586,630 0 0
X49 G 6-3/8 FB8 03/31/01 14,180,740 14,180,740 0 0
5D0 W 4-7/8 DS3 03/31/01 21,605,352 21,579,752 25,600 0
X64 H 6-1/4 FC6 04/30/01 13,780,470 13,780,470 0 0
5E8 X 5 DT1 04/30/01 21,033,523 21,031,123 2,400 0
A85 B 8 BA4 05/15/01 12,398,083 7,006,658 5,391,425 73,050
4E9 T 5-5/8 CX3 05/15/01 12,873,752 12,873,752 0 0
Y22 J 6-1/2 FD4 05/31/01 13,721,702 13,721,702 0 0
5H1 Y 5-1/4 DW4 05/31/01 19,885,985 19,785,985 100,000 0
Y48 K 6-5/8 FE2 06/30/01 14,282,240 14,282,240 0 0
5J7 Z 5-3/4 DX2 06/30/01 19,001,309 18,997,309 4,000 0
Y71 L 6-5/8 FF9 07/31/01 14,136,833 14,136,833 0 0
5L2 AB 5-1/2 DY0 07/31/01 20,541,318 20,083,318 458,000 0
B92 C 7-7/8 BB2 08/15/01 12,339,185 7,694,385 4,644,800 52,800
Z39 M 6-1/2 FG7 08/31/01 14,000,224 14,000,224 0 0
5P3 AC 5-1/2 EB9 08/31/01 20,118,595 20,118,595 0 0
Z54 N 6-3/8 FH5 09/30/01 14,518,514 14,518,514 0 0
5Q1 AD 5-5/8 EC7 09/30/01 18,797,828 18,297,028 500,800 0
Z88 P 6-1/4 FJ1 10/31/01 14,639,843 14,639,843 0 0
5R9 AE 5-7/8 ED5 10/31/01 19,196,002 19,194,402 1,600 0
D25 D 7-1/2 BC0 11/15/01 24,226,102 19,359,702 4,866,400 42,160
2C5 Q 5-7/8 EG8 11/30/01 33,504,627 33,504,627 0 0
2E1 R 6-1/8 EJ2 12/31/01 31,166,321 31,087,921 78,400 0
2G6 C 6-1/4 FK8 01/31/02 13,453,346 13,453,346 0 0
5X6 R 6-3/8 EL7 01/31/02 19,381,251 19,381,251 0 0
2L5 D 6-1/4 FL6 02/28/02 13,799,902 13,799,902 0 0
6A5 S 6-1/2 EN3 02/28/02 16,563,375 16,538,575 24,800 800
2P6 E 6-5/8 FM4 03/31/02 14,301,310 14,301,310 0 0
6B3 T 6-1/2 EP8 03/31/02 17,237,943 17,235,543 2,400 0
2S0 F 6-5/8 FN2 04/30/02 14,474,673 14,474,673 0 0
6C1 U 6-3/8 EQ6 04/30/02 17,390,900 17,390,900 0 0
F49 A 7-1/2 BD8 05/15/02 11,714,397 7,815,037 3,899,360 72,000
2W1 G 6-1/2 FP7 05/31/02 13,503,890 13,503,890 0 0
6E7 V 6-5/8 ES2 05/31/02 14,871,823 14,871,823 0 0
2Y7 H 6-1/4 FQ5 06/30/02 13,058,694 13,058,694 0 0
6F4 W 6-3/8 ET0 06/30/02 14,320,609 14,320,609 0 0
3C4 K 6 FR3 07/31/02 12,231,057 12,231,057 0 0
6H0 X 6-1/4 EU7 07/31/02 15,057,900 15,057,900 0 0
G55 B 6-3/8 BE6 08/15/02 23,859,015 21,113,415 2,745,600 371,200
3G5 L 6-1/4 FS1 08/31/02 12,731,742 12,731,742 0 0
6K3 Y 6-1/8 FU6 08/31/02 15,072,214 15,072,214 0 0
3J9 M 5-7/8 CC9 09/30/02 12,806,814 12,768,414 38,400 0
6L1 Z 6 FV4 09/30/02 15,144,024 15,144,024 0 0
3L4 N 5-3/4 CE5 10/31/02 26,593,882 26,534,682 59,200 0
3Q3 P 5-3/4 CH8 11/30/02 12,120,580 11,838,980 281,600 0
6P2 AC 5-5/8 FY8 11/30/02 15,058,753 15,013,633 45,120 14,720
3S9 Q 5-5/8 CK1 12/31/02 12,052,433 11,862,033 190,400 0
3V2 C 5-1/2 CN5 01/31/03 13,100,640 13,100,640 0 0
J78 A 6-1/4 BF3 02/15/03 23,562,691 22,732,067 830,624 22,912
3Z3 D 5-1/2 CS4 02/28/03 13,670,354 13,626,354 44,000 0
4B5 E 5-1/2 CU9 03/31/03 14,172,892 14,172,092 800 0
4D1 F 5-3/4 CW5 04/30/03 12,573,248 12,573,248 0 0
4H2 G 5-1/2 DA2 05/31/03 13,132,243 13,132,243 0 0  
4K5 H 5-3/8 DC8 06/30/03 13,126,779 13,125,179 1,600 0  
L83 B 5-3/4 BG1 08/15/03 28,011,028 26,915,828 1,095,200 48,000
4N9 J 5-1/4 DE4 08/15/03 19,852,263 19,786,663 65,600 0
4U3 K 4-1/4 DJ3 11/15/03 18,625,785 18,304,185 321,600 25,600
N81 A 5-7/8 BH9 02/15/04 12,955,077 12,609,477 345,600 17,600
5A6 E 4-3/4 DQ7 02/15/04 17,823,228 17,797,628 25,600 0  

P89 B 7-1/4 BJ5 05/15/04 14,440,372 14,075,572 364,800 32,800  

5F5 F 5-1/4 DU8 05/15/04 18,925,383 18,925,383 0 0  
Q88 C 7-1/4 BK2 08/15/04 13,346,467 12,008,867 1,337,600 4,000
5M0 G 6 DZ7 08/15/04 18,089,806 18,089,806 0 0
R87 D 7-7/8 BL0 11/15/04 14,373,760 14,368,960 4,800 3,200
5S7 H 5-7/8 EE3 11/15/04 32,658,145 32,658,145 0 0
S86 A 7-1/2 BM8 02/15/05 13,834,754 13,499,314 335,440 6,720
T85 B 6-1/2 BN6 05/15/05 14,739,504 14,739,104 400 6,000
6D9 E 6-3/4 ER4 05/15/05 28,562,370 28,562,370 0 0
U83 C 6-1/2 BP1 08/15/05 15,002,580 15,002,580 0 0
V82 D 5-7/8 BQ9 11/15/05 15,209,920 14,835,520 374,400 8,000
6N7 F 5-3/4 FX0 11/15/05 15,812,250 15,812,250 0 0
W81 A 5-5/8 BR7 02/15/06 15,513,587 15,513,267 320 0
X80 B 6-7/8 BS5 05/15/06 16,015,475 15,090,675 924,800 32,000
Y55 C 7 BT3 07/15/06 22,740,446 22,740,446 0 0
Z62 D 6-1/2 BU0 10/15/06 22,459,675 22,459,675 0 0
2J0 B 6-1/4 BW6 02/15/07 13,103,678 13,015,006 88,672 0
2U5 C 6-5/8 BX4 05/15/07 13,958,186 13,822,186 136,000 1,600
3E0 D 6-1/8 CA3 08/15/07 25,636,803 25,571,203 65,600 0
3X8 B 5-1/2 CQ8 02/15/08 13,583,412 13,576,212 7,200 2,000
4F6 C 5-5/8 CY1 05/15/08 27,190,961 27,190,961 0 0
4V1 D 4-3/4 DK0 11/15/08 25,083,125 25,038,325 44,800 0
5G3 B 5-1/2 DV6 05/15/09 14,794,790 14,790,790 4,000 0  
5N8 C 6 EA1 08/15/09 27,399,894 27,149,794 250,100 0
5Z1 B 6-1/2 EM5 02/15/10 23,355,709 23,355,709 0 0



6J6 C 5-3/4 FT9 08/15/10 22,437,594 22,437,594 0 0

Total Treasury Notes.....................................  1,557,303,772 1,521,973,111 35,330,661 1,362,762

  Grand Total...................................................................................................................................2,194,221,217 2,010,688,617 183,532,600 15,868,907


